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IEHTPAJIBHBIN BAHK POCCUIICKOHN ®EJEPAIIUN
(BAHK POCCHN)

YKA3AHME

« » 2026 1. No -y
r. Mocksa

00 oco0eHHOCTSAX pacyeTa pa3Mepa cOOCTBEHHBIX CPEACTB
AJIs1 MPO(heCCHOHAIBLHOI0 YYACTHUKA PbIHKA LEHHBIX Oymar,
OCYLLECTBJIAIOLIEr0 OPOKEPCKYIO 1eSITEJIbHOCTD, 1eITEJIbHOCTD 110
yIPaBJICHUIO HEHHBIMH OyMaraMm Wiu JAesiTeJIbHOCTh
dopexc-guiepa, u JI OPraHu3aluu, OCYyUIeCTBIsIIONIe 00MeH HHU(POBBIX
BAJIIOT, He ABJIAIOLIECS KPeAMTHONH OpraHu3anmnei, a TaKke
00 0c00CHHOCTSIX pacyeTa 003aTeJIbHOI0 HOPMATHBA 10CTATOYHOCTH
KANMTAaJa J1Js NPo(ecCHOHATBHOI0 YYaCTHUKA PbIHKA IIEeHHBIX OyMmar,
OCYLIECTBJIAIIONIEr0 THIEPCKYI0, OPOKEPCKYIO 1eSITeJIbHOCTD, 1eSITeJIbHOCTh
110 YNIPABJICHUIO HEHHBIMHU OyMaramMu WM JesiTeJIbHOCTh (hopekc-auiiepa

Hacrosee Yka3anue Ha ocHOBaHMU cTateii 761 u 76* denepansHOro 3akoHa
ot 10 mronsa 2002 roma Ne 86-D3 «O Ilentpansaom 6anke Poccuiickoit deneparun
(banke Poccun)», mynkroB 3 u 6 crateu 42, nmynkra 3! craren 44 denepanbHOro
3akoHa oT 22 anpens 1996 roga Ne 39-®3 «O pbiHKe 1IEHHBIX Oymar» U MyHKTa 3
ctathu 44 @enepanbHoro 3akoHa oT 4 aBrycta 2026 roga Ne 282-D3 «O mudpoBbix
BAJIIOTaX U HUQPPOBBIX IIPaBax» U B COOTBETCTBUU C peneHreM CoBeTa TUPEKTOPOB
banka Poccum (mpotokon 3acenanusa CoBera nupektopoB banka Poccuu

oT 2026 roga Ne IIC/I-__ ) ycTaHaBIIMBaeT:

OCOOEHHOCTM  pacyeTa  pa3Mepa  COOCTBEHHBIX  CPEICTB Ui
npo(hecCHOHANBPHOTO y4YaCTHUKA pBhIHKA IEHHBIX OyMar, OCYIIECTBIISIOIIETO
OpOKEPCKYIO0 JEATENbHOCTD, ACSTEIbHOCTh MO0 YIPABJICHUIO LIEHHBIMU OyMaramu
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WIH JCSITeNbHOCTh (DOpEeKCc-Iuiepa, B Caydae COBEPIICHUS UM CACIIOK (onepanuit) ¢
muGpOBBIMU BaJlOTaMH, B TOM YHCJIE OKa3aHHWs MM YCIYr IO OpraHu3aluu
oOpatieHuss UUQPOBBIX BAIIOT, U JUId OpraHU3allid, OCYILECTBISAIOUIEH OOMeEH
1 POBBIX BATIOT, HE SABJIAIOIMIECHCS KPEAUTHON OpraHu3aluen;

0COOEHHOCTH pacuera 0053aTeIbHOT0 HOPMAaTUBa JOCTATOYHOCTH KamuTalia
JUIs IPO(PECCHOHANIBHOIO YYaCTHUKA pBhIHKA IIEHHBIX OyMmar, OCYLIECTBIISIOIIETO
JTUIIEPCKYI0, OPOKEPCKYIO ACSITENbHOCTD, IEATEIBHOCTD MO YNPABICHHUIO IEHHBIMU
OymMaramMu WId JI€ATeNbHOCTh (POpEKC-IUiIepa, B CIIy4ae COBEPIICHUS UM CIHEIIOK
(omepanmii) ¢ 1MQPOBHIMU BaTIOTAMH, B TOM YHCJIEC OKa3aHUS UM YCIyT
10 OpraHu3auuu oOpamnieHus: HU(POBBIX BaJIOT.

I'maBa 1. O0mme moJ1o:keHus

1.1. Pacuer pa3Mepa COOCTBEHHBIX CPEACTB NPO(HECCHOHATBHOIO YYaCTHUKA
pBIHKa LEHHBIX OyMar, OCYIIECTBISIOLUIETO OpOKEPCKYI  JESTEIbHOCTD,
JESATEIBHOCTh 10 YIPABJICHUIO LIEHHBIMU OyMaraMu WIH AESTeIbHOCTh (popexc-
nunepa (gajgee COOTBETCTBEHHO — Opokep, ympaBisiomui, (opekc-auiep),
B Clly4ae COBEpILIEHUS WM CcJeNoK (omepauuil) ¢ HUPPOBBIMH BaJlOTaMH,
B TOM YHMCJIE€ OKa3aHWs UM YCIIyT MO OpraHu3auuu oOpanieHus: HuGpoBbIX BaJIOT,
U OpraHu3aliy, OCYIIECTBIISAIOMIEH OOMEH HU(POBBIX BaJIOT, HE SBIAIOIIEHCS
KPEAUTHON oOpraHuM3alnuen (najee — oOpraHu3alus, OCYIIECTBISONIAs OOMEH
U(PPOBBIX BAIIOT), OCYIIECTBIISIETCS B COOTBETCTBUM ¢ YKazaHuem banka Poccun
or 22 wmapta 2019 roma Ne 5099-V «O TtpeboBaHuAX K pacyeTy pa3mepa
COOCTBEHHBIX CPEJACTB MPHU OCYILIECTBICHUN NMPO(HECCUOHATIBLHON AESTENHHOCTA Ha
pBIHKE IIEHHBIX OyMar, a TakXe MNpu TMOJYyYeHUH JUUEH3UH (IHUIeH3UH) Ha
OCYIIECTBIEHHE NMPOPECCUOHANBHOM NEATENFHOCTH Ha PHIHKE IEHHBIX Oymarn»!
(manee — VYkazanue banka Poccum Ne 5099-V) ¢ yuerom ocoOeHHOCTEH,
YCTAaHOBJICHHBIX TJIaBOW 2 HACTOAIIETO Y Ka3aHUs.

1.2. Pacuer o00s3aTeIbHOr0O  HOpPMATHBa  JOCTATOYHOCTH  KamuTaja

OCYHICCTBJIIACTCA HpO(i)GCCI/IOHaJIBHBIM YUYaCTHUKOM PpbIHKa LICHHBIX 6YM8,I‘,

! 3apeructpuposano Munioctom Poccun 19 mons 2019 roga, perucrpanmonssiii Ne 55315, ¢ u3sMeHeHUAMH,
BHECCHHbIMU Yka3zanusimu banka Poccun ot 30 centsOpst 2021 roma Ne 5954-V (3apeructpupoBano MuHOCTOM
Poccun 9 Hosi6pst 2021 rona, peructpaunonnsiit Ne 65736), ot 9 okra6pst 2023 rona Ne 6570-Y (3apeructpupoBaHo
Mumnroctom Pocenu 16 Hos0ps 2023 roaa, peructpaunonnsiit Ne 75981).
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OCYIIECTBIISIONIAM  JTUJICPCKYI0, OpPOKEPCKYI JeATEIbHOCTh, JEATEIbHOCTh
M0 YIPABJICHUIO IICHHBIMA OyMaraMu WIH JesTEIHHOCTh (hOpeKc-auiepa (anee —
npodecCHOHaNbHBIN YYaCTHUK), B COOTBETCTBMU C YkKazanueMm banka Poccun
ot 2 aBrycta 2021 roga Ne 5873-Y «O0 yctaHoBiIeHHH 00s513aTEILHOTO HOPMaTUBA
JIOCTATOYHOCTHU KamuTajia g MPOo(ecCHOHANbHBIX YYaCTHUKOB PBhIHKA I[EHHBIX
OyMmar, OCyIIECTBIISIONINX AUIEPCKYI0, OPOKEPCKYIO JIEATENbHOCTD, IEATebHOCTh
110 YIIPABICHHIO LIEHHBIMU OyMaraMy U JesTeIbHOCTE (hOpeKC-TuIepoBy»? (nanee —
VYkazanue banka Poccun Ne 5873-V) ¢ ydyeroM ocoOeHHOCTEH, yCTaHOBJIEHHBIX
TJIaBOM 3 HACTOSAIIETO Y Ka3aHUS.

1.3. Tlomoxxenwust HACTOSIIETO VYkazanus, pacpoCTPAHSAIONIUECS
Ha UU(pPOBBIE BaJIIOTHI, NPUMEHSIOTCA TaKXKE K MHOCTPAaHHBIM HHU(GPOBBIM
WHCTPYMCHTAM.

1.4. TpeboBaHusi  HacTOsIIEr0  YKa3aHUs HE  PaCIpPOCTPAHSIOTCS
Ha CJICIYIONIME OpraHU3alluN:

Ha  TPO(PECCHOHANBHBIX  YYaCTHUKOB,  SBJSIOMIUXCSA  KPECAUTHBIMHU
OpraHu3alusIMH, TOCYAapCTBEHHOW Kopropauuei pa3Butus «BOb.PDy», enquHbiM
WHCTUTYTOM Pa3BHUTHS B KUIUIITHOU chepe, NeITeITbHOCTh KOTOPOTO PETyIUPyeTCs
denepanbHbiM 3akoHOM OT 13 wmronsa 2015 roga Ne 225-®3 «O coneiicTBun
Pa3BUTHIO W TOBBIMICHUIO d()PEKTUBHOCTH YIIPABICHUS B KWIUIIHOU cdepe U o
BHECCHUM U3MCHEHUW B OTHACJIbHBIE 3aKOHOJATENIbHBIE aKThl Poccuiickoit
denepanumny;

Ha MPOQECCHOHABHBIX YYAaCTHUKOB, MMCIONTUX JIMIICH3UIO YIIPABIISIOIICH
KOMITAaHUH Ha OCYIICCTBJIICHUE JIEATCILHOCTH I10 YITPABJICHUIO WHBECTHUIIMOHHBIMHU
dboHmaMK, TMACBBIMH WHBECTUIIMOHHBIMA (OHIAMH U HETOCYJAPCTBEHHBIMHU
MIEHCUOHHBIMH (POHIAMHU.

I'naBa 2. OcoGeHHOCTH pacueTa pa3Mepa cOOCTBEHHBIX CPEACTB

2 3apeructpuposaHo MunioctoM Poccum 2 centsiops 2021 roma, peructpamuoHHBIE Ne 64857, ¢
W3MEHEHUsIMHU, BHECEHHBIMU Ykazauusmu banka Poccum ot 22 Hos6pst 2021 roma Ne 5998-V (3apeructpupoBaHo
Mumntoctom Poccum 30 mexabpst 2021 roma, peructpannoHabiii Ne 66743), ot 11 aBrycra 2023 roma Ne 6502-Y
(3apeructpupoBano MuntoctoM Poccun 14 centsops 2023 rona, peructparmonsbiid Ne 75220), ot 9 oxTsi6ps 2023
roga Ne 6571-VY (3aperucrpupoBano Muntoctom Poccun 16 Hosi0ps 2023 rona, perucrpanuonnsiii Ne 75982), ot 2
okTs0pst 2024 rona Ne 6892-VY (3apeructpupoBano Munrocrom Poccun 21 sHBapst 2025 rosa, perucTpanoHHBIN
Ne 80984).
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2.1. [loMmumMO aKTHBOB, MPUHUMAEMbIX K pacueTy pa3Mepa COOCTBEHHBIX
CPEICTB B COOTBETCTBUU ¢ T11aBoil 2 Yka3anus banka Poccuu Ne 5099-V, x pacuety
pa3Mepa COOCTBEHHBIX CpEACTB OpoKepa, YNpaBIAOIIEro, ¢opeKc-auiaepa
NPUHUMAIOTCS HU(POBBIE BAIIOTHI, YIUThIBa€MbIe Ha U(PPOBBIX cueTax Opokepa,
yHOpaBisitoniero, (Gopexkc-auwiepa B HUHPOPMAIMOHHOM CHCTEME POCCHUHUCKOIO
U(POBOro AENO3UTAPHS U JOMYIIEHHbIE K OPraHU30BaHHBIM TOPraM POCCHICKUM
OpraHu3aTOpPOM TOPTOBIIH.

[ToMHMO aKTHBOB, IPUHUMAEMBIX K PacueTy pa3zMepa COOCTBEHHBIX CPEJCTB
B COOTBETCTBUHU C riaBoi 2 Yka3zanus banka Poccun Ne 5099-V, x pacuery pazmepa
COOCTBEHHBIX CPEJCTB OpraHU3alliU, OCYIIECTBIAIONEH OOMEH U(PPOBBIX BAIOT,
B TOM YHCJIE COBMEIIAIOUIEH CBOIO JEATEIBHOCTh C OPOKEPCKOM JIEATEIBHOCTBIO U
(WIK) J[EATEeNbHOCTBI0 MO YNPABICHHUIO LEHHBIMU OyMaramu, HNPUHUMAIOTCS
nU(pPOBbIE BAIOTHI, JOMYLIIEHHbIE K OPTraHW30BaHHBIM TOPraM POCCUNUCKUM
OpraHu3aToOpOM TOPTOBIIH.

2.2. Hudpossie BamiOTh, yKa3aHHbIE B MyHKTE 2.1 HacTosmero YkazaHus,
IPUHUMAIOTCS K PacyeTy pa3Mepa COOCTBEHHBIX CPEJICTB OpOKEpa, YIPaBIISIOIIETO,
dbopekc-nunepa, opraHu3aluu, OCyIIECTBISIONEH 00MeH U(PPOBBIX BAIIOT, M0 UX
0alaHCOBOM CTOMMOCTH B pa3Mepe, He MPEBBIIIAIOIIEM 25 TPOIIEHTOB CyMMapHO
CTOMMOCTH aKTHUBOB, IPUHUMAEMbIX OPOKEpOM, YNpPaBISIOUINM, (GOpPEKC-THUIEPOM,
OpraHu3alyen, OCyUIECTBISAOME 00MEeH HU(POBBIX BAIIOT, K pacyeTy pa3Mepa
COOCTBEHHBIX CPEJICTB B COOTBETCTBHM ¢ TpeOoBaHusMu Yka3zanus banka Poccumn
Ne 5099-V.

2.3. IludpoBbie BalOTHI, yKa3aHHble B ab3ale nepBoM TmyHKTa 2.1
HACTOALIETO YKa3aHUs, NepeJaHHble OpOKEepOM, YIPaBISIONINM, (GOopeKc-IHIepOM
10 MEePBOM YaCTU JOTOBOpPA peno 0e3 MmpeKpalieHus: Npu3HaHusl B OyXrajaTepcKoM
yueTe, NPUHUMAIOTCS K pacueTy pa3Mepa COOCTBEHHBIX CpPEICTB Opokepa,
yIpaBisomuyM, (opekc-auiepa MO CTOUMOCTH, HE TPEBBIMIAIOIIEH CyMMYy
JIEHEXKHBIX CPEJCTB, MOTYYEHHBIX OPOKEPOM, YIPABISAIOMIUM, GOPEKC-IUIEPOM OT
MOKyHaTesl M0 MEePBOM YacTU JAHHOTO JOTOBOPA PENo, MPU YCIOBUH, UYTO CPOK

HCIIOJTHCHUS 0053aTeNbCTB IO BTOpOfI JacTH AOaHHOr'O JOroBopa pelo HE



npesbimaeT 90 gHEM ¢ gaTtel  pacyera  OpOKEpOM,  YNPaBJISIOLINM,
dopekc-aunepoM pazmepa coOOCTBEHHBIX CPEJICTB.

[udpoBbie BamoThl, yKa3aHHbIE B a03aile BTOPOM IMyHKTa 2.1 HaACTOSIIEro
VYka3zaHusi, TNepelaHHble OpraHu3aluel, OCYIIECTBISAIONIEH OOMEeH IH(PPOBBIX
BaJIIOT, IO TEPBOM YacTU JOTroBOpa peno 0e3 MpeKpalleHus MpU3HaAHUS B
OyXTanTepcKoOM ydeTe, MPUHUMAIOTCS K pacyeTy pa3Mepa COOCTBEHHBIX CPE/ICTB
OpraHM3aliy, OCYIIECTBIIAIOMENH OOMeH HU(POBBIX BAIIOT, MO CTOUMOCTH, HE
MPEBBIMIAIONICH CYMMYy JICHEKHBIX CPEJACTB, TIOJYUYEHHBIX OpTraHHU3aIueH,
OCYILECTBIISIIONIEH 0OMEH IU(POBBIX BaIIOT, OT MOKyMHaTeds MO MEePBOM YacTu
JAHHOTO JI0rOBOpa pEro, MpU YCIOBUHM, YTO CPOK HMCIOJHEHUS 00A3aTENbCTB I10
BTOPOW YacTU JAHHOTO JOTOBOpA perno He mpesbimaeT 90 qHel ¢ gaThl pacuera
OpraHu3alren, OCyeCTBISIONEH 0OMEH IU(POBBIX BATIOT, pa3Mepa COOCTBEHHBIX
CPEICTB.

I'naBa 3. Oco0eHHOCTH pacyeTa HOPMATHBA JOCTATOYHOCTH KANMTAJIA

3.1. TlpodeccroHanbHBIM YYACTHUK OCYIIECTBIISICT pacyeT BEIUYUHBI
KarnuTaja B COOTBETCTBUH C Ti1aBoi 2 Ykazanus banka Poccuu Ne 5873-V ¢ yuerom
CJIEAYIOIINX OCOOEHHOCTEH.

3.1.1. IToMuMO BeTMUYMHBI MTOKA3aTENEH, YKa3aHHbBIX B MyHKTE 2.7 YKa3zaHus
banka Poccum Ne 5873-Y, cymma BelMUYMH OCHOBHOTO  KamuTasa
po(ecCuOHATEHOTO YYaCTHHKA U JOTOJTHUTENBHOTO KanuTana
MpoEeCCHOHANBHOTO YYaCTHHMKA YMEHBIAETCS Ha BEIUYUHY  CIEAYIOIINX
IIOKa3aTesen:

KOHIICHTpAIs NHU(PPOBBIX BAIIOT, YYUTHIBAGMBIX Ha IU(POBBIX CUETaX
po(PeCCHOHAILHOTO yYacTHUKA B HWH(GOPMAIIMOHHONW CHUCTEME POCCHICKOTO
IU(QPOBOTO JACTO3UTAPHS U JOMYIIICHHBIX K OpraHU30BaHHBIM TOPTraM POCCHHUCKAM
OpraHU3aTOPOM TOPTOBIIM, PACCUMTHIBAEMAasi B COOTBETCTBUU C MOAMYHKTOM 3.1.2
HACTOSIIIETO MYHKTA,

BJIOKEHUSI MPOPECCHOHANBHOIO YYaCTHUKA B UU(POBbIE  BaIIOTHI,
HE SBIAIOMMECS IMGPOBHIMA BATIOTAMHU, YKa3aHHBIMH B a03arle  BTOPOM

HACTOSIIEro TOJMNYyHKTa (Jajee — HWHbIC IU(PPOBBIC BAIIOTHI), U TPeOOBaHMIA



po(heCCHOHANBHOTO YYaCTHHUKA, IPEIMETOM KOTOPBIX SIBIAIOTCS WHBIE LIU(PPOBBIE
BaJIIOTHI;

CTOMMOCTb IM(POBBIX BaJlOT, B OTHOIIEHHWH KOTOpPHIX  Opokep,
COBMEIIAIONINI CBOIO JIEATEIBHOCTh C JCATEIbHOCTHIO IU(PPOBOTO JEMO3UTapus,
OKa3bIBAa€T YCIYrM HU(POBOTO JEmO3UTapHsi, ONPENEICHHYI0O Ha JaTy pacyeTa
00s3aTEIBHOTO HOpPMaTHBa JOCTATOYHOCTH KamuTtajga. TpeOoBaHUsS HACTOSIIETO
ab3ala HEe pacHpOCTpPaHSAIOTCS Ha OpoKepa, COBMEUIAIOIIETO CBOIO JIEATEIHHOCTh
C JeATENBbHOCThIO IM(PPOBOTO JENO3UTapus, 3aKJIIOYMBIIET0 Ha JaTy pacuera
00s3aTeTbHOTO  HOPMATHBAa JOCTATOYHOCTH KamHWTajla TOJBKO JOTOBOPBI
0 OpOKEpCKOM OOCITY>KHMBaHUU (IOTOBOPHI 00 OKa3aHUM OPOKEPCKUX YCIYT), Ha
OCHOBAaHUHM KOTOPBIX TaKUM OpOKEpOM OCYIIECTBISIETCS JESATEIBHOCTh 10
UCTIOJTHEHUIO MTOPYYCHUN KIIMEHTa Ha COBEPIICHNE IPaKIAaHCKO-TIPABOBBIX CIIEIOK
UCKIIIOUUTENTFHO ¢ IUGPOBBIMH  BalllOTAMH, HWHOCTPAHHBIMU  IH(PPOBBIMU
WHCTPYMEHTaMH, ITUGPOBBIMH TpaBaMu M (WIM) Ha 3aKIIOYEHUE JOTOBOPOB,
SBJITFOIIMUXCST  TIPOM3BOJHBIMU  (DMHAHCOBBIMHU ~ WHCTPYMEHTaMH, Oa3MCHBIMU
aKTUBaMH KOTOPBIX SIBISIIOTCS HHU(POBBIE BaJIIOThI, MHOCTPaHHBIC IHU(POBBIC
WHCTPYMEHTHI, ITU(POBBIC MpaBa.

3.1.2. Bennunna xoHueHTtpanuu mudposbix BamoT (KL B) paccunTsiBaetcs
o opmyiie:

KIIB = max (0;4B — 25% = K'),

rue:

YB - duucteie BIOXEHUS B MHUQPPOBBIC BATIOTHI, YYUTHIBAEMBIE B
UH(GOPMAIIMOHHON CHUCTEME POCCUICKOTO ITU(POBOTO JAETO3UTAPUS U TOMYLICHHbIE
K  OpraHM30BaHHBIM  TOPraM  pPOCCHUHCKHUM  OPTraHW3aTOpPOM  TOPTOBIIH,
paccuuThIBacMble B COOTBETCTBHM C a03allaMH MIECTHIM — OJWHHAAUATHIM WM
ab3araMu JBEHAIIATHIM — CEMHAIIIATHIM HACTOSIIETO MOANYHKTA,

K’ — BenmnumHa kanuTtana mpoheCCHOHAIBHOTO YYaCTHHUKA, PAaCCUMThIBAcMast
B COOTBETCTBHHU C IMyHKkTaMu 2.1 - 2.8 Ykazanus banka Poccun Ne 5873-V ¢ yuerom

TpeOoBaHUi a03alleB TPETHErO U YETBEPTOro NMoAmyHkTa 3.1.1 HacTosIIero myHKTa.



YucTple BIOKEHHUS B HHU(PPOBBIE BATIOTHI, YYUTHIBAEMbIC Ha IH(GPOBBIX
cuerax Npo(eCcCHOHATBLHOTO YYAaCTHUKA B MH(OPMAITMOHHOMN CUCTEME POCCUICKOTO
M(POBOTo JENO3UTAPHS U JOMYIIEHHBIE K OPraHU30BaHHBIM TOPraM POCCUUCKUM
opranusatopoM  Ttoproimu  (UB), paccuuthBaroTCs  MPOo(heCCHOHAIBHBIM
YYaCTHUKOM, OCYLIECTBISIOIIUM PACUET BEJIUYMHBI PHIHOYHOTO PHCKa 0Oa30BBIM
METOJOM, IMPEIyCMOTPEHHbIM TilaBo 5 VYkaszanus banka Poccum Ne 5873-V,
o popMmyiie:

rae:

B; — cymMa j-bIX BJIOXKEHHMH NMPO(ECCHOHAIBHOTO YYaCTHHKA B IU(POBBIE
BaJIIOTHI, YUUTHIBAEMbIC Ha MUQPPOBBIX cYeTaxX MPO(ECCHOHATBLHOTO YYacTHUKA B
MH()OPMAIMOHHOW CUCTEME POCCUHCKOrO HU(PPOBOTO AECTIO3UTAPHUS U TONYILICHHbBIE
K OPraHW30BaHHBIM TOPraM POCCUMCKUM OpraHu3aTOPOM TOPTOBIIH;

T; — cymma j-bIX TpeOoBaHuUi MPO(ECCHOHAIBHOIO YYaCTHUKA, MPEAMETOM
KOTOPBIX SIBISIETCS LM(poBas BalroTa, MOAJEKAIIas 3a4UCICHUI0 Ha LUPPOBOU
cueT Mpo(hecCHOHATIbHOTO YYacTHHKA B MH()OPMALIMOHHOW CHCTEME POCCUICKOTO
nM(POBOro JEMO3UTAPUS U JOMYUIEHHAs! K OPraHU30BaHHBIM TOPraM pOCCUUCKUM
OpraHMU3aTOPOM TOPTOBIIH;

O; — cymMa J-bIX 0043aTeNIbCTB IIPOPECCHOHATLHOTO YIaCTHHKA 110 OCTABKE
nM(pOBOIl BaNOTHI, YYUTHIBAEMOW B HH(DPOPMALMOHHOW CHUCTEME POCCHICKOTO
(G POBOro JENO3UTAPHUS U TOMYIIEHHON K OPraHW30BAHHBIM TOPTaM POCCHUMCKUM
OpraHu3aToOpOM TOPTOBIIH.

YucTole BJI0KEHUS B IU(POBBIE BATOTHI, yYUTHIBAEMbIE B UHPOPMALIMOHHOMN
CUCTEeME  pOCCHilcKoro  uudpoBOoro  Aemo3uTapuss W JONYLIEHHBbIE K
OpPraHU30BaHHBIM TOpPraM POCCHICKMM opranu3aropom Ttoprosiau  (YB),
pPacCUUTHIBAIOTCS MPO(PECCHOHANBHBIM YYaCTHUKOM, OCYIIECTBISIOLUIUM pacyer
BEJIMYMHBI PBIHOYHOTO pHUCKA TMPOJABUHYTHIM METOJIOM, MPEIyCMOTPEHHBIM
riaBoit 6 Ykazanus banka Poccuu Ne 5873-V, no dhopmyie:

UB = ¥|B;; + Tj; — 0y,

rae:



Bj; — cymMa J-bIX BJIOKEHHMH NPO(ECCHOHATHLHOIO YYaCTHHKA B IU(POBBIE

BaJIIOTHI, YYUTHIBAEMbIC Ha MU(PPOBBIX cYeTaX NMPO(ECCHOHATHLHOTO YYaCTHUKA B
UH(OPMAITMOHHONW CUCTEME POCCUHCKOTO ITU(POBOTO ICTIO3UTAPHS U IOMYIIICHHBIS
K OpPTaHU30BaHHBIM TOPTaM POCCHUICKUM OPTaHU3aTOPOM TOPTOBJIH, BKITFOUCHHBIC B
I-yI0 TPYIIY OJHOPOJHBIX OOBEKTOB B COOTBETCTBHHM C MOANMYHKTOM 3.3.8 myHKTa
3.3 HacTogIIero YKa3aHus;

T;; — cymMma j-bIX TpeOoBaHMH NPO(ECCHOHATBEHOrO y4aCTHUKA, HPEAMETOM

KOTOPBIX SIBISIETCS LU(POBas BallOTa, MOAJEKAIIAs 3aYUCICHUI0 Ha LU(pOBOU
cdeT mpodeccHoHaTbHOTO yYacTHHKA B MH(POPMAIIMOHHOW CHCTEME POCCUICKOTO
1 POBOTO JIEMO3UTApHUs U JOIMYIIEHHAs K OPraHu30BaHHBIM TOPTaM POCCUUCKUAM
OpPraHM3aTOPOM TOPTOBJIH, BKIFOYEHHAS B I-yIO TPYIITY OJHOPOIHBIX OOBEKTOB B
COOTBETCTBHUH C MOAMYHKTOM 3.3.8 myHKTa 3.3 HACTOSIIETO Y Ka3aHuUs;

0; ; — cymMMa j-bIX 0043aTeNIbCTB NPO(ECCUOHANBHOrO y4aCTHHKA I10 OCTABKE
u(GpPOBON BaJIOTHl, YYUTHIBAEMON B HMH(OPMALIMOHHOW CHCTEME POCCUNUCKOIO
UG POBOTO AEMO3UTAPHUS U TOMYIICHHONW K OPraHW30BAHHBIM TOPTaM POCCHICKUM
OpPraHM3aTOPOM TOPTOBIIM, BKIFOUCHHOW B I-yI0 TPYIITy OJHOPOTHBIX OOBEKTOB B
COOTBETCTBHUH C MOAMYHKTOM 3.3.8 myHKTa 3.3 HACTOSIIETO YKa3aHMUs.

3.1.3. B pacueT BeIMYMHBI TOMOJHATEIHLHOTO KanuTaaa MpoQecCHOHATEHOTO
y4acTHUKa BKJIOYAaeTCs aOCONIOTHOE 3HAUEHUE Pa3HULbI MEXIY ONpEeesIeHHOM
B MOpPAJKE, TPEAYCMOTPEHHOM IYHKTOM 3.4 HACTOSAILIEr0 YKa3aHWs, COBOKYITHOU
CHpaBEyIMBOM  CTOMMOCTBIO  BJIO)KEHHH  MPO(ecCHOHATBHOTO  Y4acTHHKA
B 1IU(pOBBIE BATIOTHI, TpeOOBaHM MPOGECCHOHATHHOTO YYaCTHUKA, MPEAMETOM
KOTOpBIX sIBsieTCs Iu@poBas BaloTa, 0053aT€IbCTB MPOPECCHOHAIBHOTO
y4yacTHUKa [0 TOCTaBKE LHU(PPOBBIX BAIIOT M ONPENEICHHON IO JaHHBIM
OyXTraJTepCcKOro ydera MNpo(ecCHOHATLHOTO YYacTHHKA CYMMOHN BIIOKEHUU
npoecCHOHALHOTO ~ y4YyacTHMKa B MHUGPOBBIE  BaOTH,  TpeOOBaHUM
npo(heCCHOHANBHOTO YY4aCTHUKA, MPEIMETOM KOTOPBIX SBISETCS ILHU(poBas
BaJIOTa, 0053aTeNbCTB MPOPECCHOHATBHOIO YYAaCTHUKA 10 MOCTAaBKE IUPPOBBIX

BaJIOT, 3a BBIYCTOM CYMMbI CO3JIaHHOT'O PC3C€pBa 110 UX 066CH€H€HI/IC.



3.2. IlpodeccroHanbHbIi Yy4aCTHUK OCYIIECTBIISIET pacdeT BEIUYUHBI
KPEIUTHOTO pPHUCKa B COOTBETCTBMHM C TriaBod 3 VYkasanus banka Poccun
Ne 5873-VY u BenmnuuHbI pe3epBa Ha BO3MOXKHbBIE TTOTEPU B COOTBETCTBUH C TJIABOM /
VYka3zanus banka Poccuu Ne 5873-V ¢ yyeTom crenyromux 0coOOEHHOCTEH.

3.2.1. [loMuMoO aKTHBOB, yKa3aHHbIX B MyHKTax 3.2 u 7.1 Ykazanus banka
Poccun Ne 5873-Y, BenmuumHa KpPEAUTHOTO pHCKAa W BEJIMYMHA pe3epBa Ha
BO3MOXXHBIE  TOTEPU  PACCUMTHIBAIOTCS B OTHOLIEHWH  TpeOOBaHUU
npo(eCCHOHANBHOTO yYaCTHUKA, MPEIMETOM KOTOPBIX SIBIAIOTCS LU(POBBIE
BaJIIOTHI, MOJIEKANIME 3a4MCICHUIO Ha HU(PPOBOHA CHET NPO(PECCHOHATBHOTO
y4acTHUKa B UHGOPMAIMOHHON CUCTEME POCCUICKOTO ITU(GPOBOTO AEMO3UTAPHUS U
JOMYIIEHHBIE K OPTraHU30BaHHBIM TOPTraM POCCUICKUM OPraHU3aTOpPOM TOPTOBIIH (B
TOM 4HCIIE TepelaHHble MPOo(EeCCHOHATBHBIM YYaCTHUKOM IO TEpPBOM dYacTu
JIOTOBOPA PEIIO).

3.2.2. B pacyer BeIMYMHBI KPEAUTHOTO PHCKAa M BEIMYUHBI pe3epBa Ha
BO3MOJKHBIE TTOTEPH HE JIOMYCKASTCS BKIIIOUEHHUE MPEIOCTABICHHOTO KOHTPareHTOM
npo(hecCHOHATBPHOMY YYacTHUKY IO aKTUBY WM YCJIOBHOMY O00S53aT€JIbCTBY
KPEIUTHOTO XapakTepa o0ecreyeHus, IBISI0MErocst HU(ppoBOi BaTtOTOM.

3.23. B cnyyae ecnu j-as 1uudpoBas BaliOTa, YYHTbIBacMas B
UH(POPMALIMOHHON CUCTEME POCCUIMCKOT0 HU(POBOIrO JEHO3UTAPHUS U JOMYIIEHHAsS
K OPTaHW30BaHHBIM TOPTaM POCCHIICKIM OPTaHU3aTOPOM TOPTOBIIH, IPEAOCTABICHA
10 JIOTOBOPY, 3aKJIFOUEHHOMY Ha YCIIOBUSIX T'€HEPAJIbHOIO COrjamieHus: (€QUHOro
JoroBopa) W (WIM) JOTOBOpaM, 3akJIOUEHHBIM Ha  YCJIOBHUAX  IMPaBUII
OpPraHMW30BAaHHBIX TOProB M (WJIM) TPaBWI KIWPHUHTA, U YIOBJICTBOPSIOIINM
TpeboBanusM myHKTa 1 crareu 4.1 @enepanbHOro 3akoHa OT 26 okTs0ps 2002 roma
No 127-®3 «O HecocrositenbHOCTU (0aHKPOTCTBE)» (nanee — denepanbHbIi 3aKOH
«O HecoCcToSITeNbHOCTH (0AaHKPOTCTBE)»), a TAK)KE TPEOOBAHUSIM ITYHKTOB 3 U (HMJIN)
4 crarpu 4.1 ®enepanbHOoro 3akoHa «(O HECOCTOATENHHOCTH (OAHKPOTCTBE)Y,

B pacuer nokasareneil T; u D;, npexyCMOTPEHHBIX ab3alamMu MATHIM M LIECTHIM

nyakTa 3.9 Vkazaams banka Poccum Ne 5873-V, cOOTBETCTBEHHO BKIIOYAIOTCS

TaKkXke TpeOOBaHUs, MPEAMETOM KOTOPBIX SIBIICTCS j-as IUQpoBas BallOTa,



MoJIJIeKalasl 3a4MCICHUI0 Ha HU(POBO cueT NMpodeccCHOHANBHOTO YYaCTHHUKA B
UHGOPMAIMOHHON CUCTEME POCCUIMCKOTO U(POBOTO JEMO3UTAPHUS U AOMYIIICHHAS
K OpraHW30BaHHBIM TOPTaM POCCHICKHM OpTaHHU3aTOpPOM TOPTOBIH, U
00s3aTenbcTBa MPO(PECCHOHAIBHOTO yYacTHUKA B OTHOIICHHHM YKa3aHHOW |-O
U(GPOBON BaIOTHI, YYUTHIBAEMOW B WH(OPMAIMOHHONW CHCTEME POCCHUHCKOTO
UG POBOTO JECTO3UTAPHS U TOMYIIICHHONH K OPraHU30BaHHBIM TOPTaM POCCHICKUM
OpPraHU3aTOPOM TOPTOBIIH, SBISIOMIECHCS TPEIMETOM YKa3aHHBIX JJOTOBOPOB.

3.2.4. TpeboBanus a63ara BocbMoro nyHkra 3.18 Ykazanus banka Poccun
Ne 5873-V He npuMeHSIIOTCS, €CJIM B COCTaB MPEAYCMOTPEHHOIO a03a1leM BOCbMbIM
nyHkra 3.18 VYkazanuss banka Poccum Ne 5873-Y  moprdens kiaueHTa
po(heCcCHOHATIBHOTO YYaCTHUKA BKJIFOUYEHBI IM(PPOBBIE BAIOTHI.

3.25. [Ipu pacueTe BETUYMHBI TMO3UIMH KIWEHTa MPO(EecCHOHATHFHOTO
yuactauka (FP) B coorBeTcTBUM ¢ TpeOoBaHusiMu myHKTa 3.19 Ykazanus banka

Poccun Ne 5873-V Bennunna nokasatens PP;, IpexyCMOTPEHHOTO ab3aleM IS ThIM

nyHkTa 3.19 Ykazanus banka Poccun Ne 5873-V, mo urdpoBoii BanmoTe mpu3HaeTcs
PaBHOM HYJIIO.

3.2.6. [lomuMO akTUBOB UM 0053aTEIbCTB, YKa3aHHBIX B MyHKTe 3.22
VYkazanuss banka Poccum Ne 5873-V, pacuer BeIWYMHBI PBIHOYHOIO PHUCKa IO
MO3WIIMKA KJIMEHTa, YyKa3aHHOTO B abzarne mnepBom nyHkTa 3.18 VYkazanus
banka Poccun Ne 5873-VY, ocymiecTBisieTcsl Tak)Ke B OTHOUIEHUHU LIU(PPOBBIX BAIIOT,
BKJIFOUEHHBIX B pacyeT nokazarenst NPy, Ipe1yCMOTPEHHOro ad3aleM 4eTBEPThIM
nyHkTa 3.19 Yka3anusa banka Poccun Ne 5873-V.

3.2.7. IlpodheccroHanbHbI YyYaCTHUK PACCUUTHIBAECT BEIMYMHY PHIHOYHOTO
pHUCKa B OTHOIIIEHUH ITU(POBBIX BATIOT, YKa3aHHBIX B MOAMYHKTE 3.2.6 HACTOAIIETO
MYHKTA, B MOPSAKE, KOTOPbIA MPEAYCMOTPEH AJIsi pacyeTa BEIMYMHBI PHIHOYHOTO
pHcka mpodecCHoHaTFHOTO YyYaCTHUKA B COOTBETCTBHH C T1aBamMu 4 - 6 YkazaHus
banka Poccun Ne 5873-V, ¢ yueTroM 0COOEHHOCTEH, YCTAHOBIEHHBIX MTyHKTOM 3.3

HaCTOAILIICTO VYkazanusi.
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3.3. IlpodeccroHanbHbIi y4aCTHUK OCYIIECTBIISIET pacyeT BEIUYUHBI
PBIHOYHOTO pUCKa MPOPECCHOHATBHOIO YYACTHUKA B COOTBETCTBUU C TJlaBaMu 4 - 6
Vkazanus banka Poccun Ne 5873-V ¢ yuerom cieayronux ocCOOCHHOCTEH.

3.3.1. [loMmrMoO aKTUBOB M 00513aTENBCTB, YKA3aHHBIX B MyHKTE 4.2 YKa3zaHus
banka Poccum Ne  5873-Y, pacduer BenMUYMHBI PBHIHOYHOTO  pPHCKA
Ipo(heCCHOHATIBHOTO YYaCTHUKA OCYLIECTBIISIETCSA TaKKE B OTHOILICHUU!

(G POBBIX BATIOT, yUUTHIBAEMBIX Ha IIU(PPOBBIX CUETaX MPOPECCHOHATHHOTO
y4acTHUKa B UHPOPMALIMOHHON CUCTEME POCCUICKOro HU(POBOro JENO3UTapus U
JIOTIYIIEHHBIX K OPTaHW30BaHHBIM TOPTraM POCCHICKAM OpPTaHU3aTOPOM TOPTOBIIU
(B TOM ymCIIe IEpEAaHHBIX TIO OTIEPAIHSM, COBEPIIAEMbIM Ha BO3BPATHON OCHOBE),
TpeOOBaHUIl NPOPECCUOHATBLHOIO YYAaCTHHKA, MPEIMETOM KOTOPBIX SBISETCS
nudpoBas  BadiOTa, MHOAJEXkKallas ~ 3aUYUCICHHI0O Ha  UUPPOBOM  cuer
npo(eCCHOHATBHOTO YYaCTHHKAa B HWH(POPMAIMOHHON CHCTEME POCCUHUCKOIO
U(POBOro JIEMO3UTapUs U JOMYILIEHHAs K OPraHu30BaHHBIM TOPTaM POCCUICKUM
OpPraHMU3aTOpPOM TOPTOBIH, W 00S3aTENLCTB MPO(ECCHOHATBHOTO YYacTHHKA TI0
NOCTaBKE LMQPPOBBIX BaJIIOT, YYHUTHIBAEMBIX B HWH(GOPMALMOHHON CHCTEME
POCCUICKOTO IU(PPOBOTO IEMO3UTAPHS U TOMYIICHHBIX K OpraHN30BaHHBIM TOPTaM
POCCUICKHUM OpraHU3aTOPOM TOPIOBIIH;

UHBIX LUQPOBBIX BaIOT (B TOM YHUCIE TMEPEAAHHBIX [0 ONepalusM,
COBEpILIAEMbIM Ha BO3BPATHOM OCHOBE), TpeOOBaHUI NPOPECCHOHATBEHOTO
y4acTHHUKA, IPEIMETOM KOTOPBIX SIBJISIETCS MHAas U POBas BaJItOTa, U 00s13aTEIIbCTB
po(heCcCHOHATFHOTO YYaCTHUKA 0 MOCTAaBKE WHBIX IIU(POBBIX BaJIOT;

3.3.2. Pacuer BeNMYMHBI PBIHOYHOTO pPHCKA B OTHOUIEHUU OOBEKTOB,
yKa3aHHBIX B a03alax BTOPOM M TpeTbeM moAnyHkra 3.3.1 HacToslero myHkTa,
KOTOpBIE OTHECEHBI MPO(ECCHOHANBHBIM YYaCTHHUKOM K JIJTMHHOW TMO3WIUH WIIN
KOPOTKOM TO3MUIMH, OCYLIECTBISICTCS MNPOPECCHOHANIBHBIM YYaCTHUKOM IIO
dbopmyIe, mpeaycMoTpeHHOM myHKToM 5.2 Yka3zanus banka Poccun Ne 5873-VY.

3.3.3. Pacyer BeqIMUMHBI OCHOBHOM 4YacTH PHIHOYHOI'O PUCKAa B OTHOIIEHHUU
OOBEKTOB, yKa3aHHBIX B ab3ale BTOpPOM MoAmyHKTa 3.3.1 HAcCTOSILEro MyHKTa,

KOTOPBIC OTHCCCHBI HpO(l)CCCI/IOHaJIBHBIM Y4aCTHHKOM K ,IIJIPIHHOﬁ ITO3UIINH,
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OCYLIECTBISAETCS npoheccuoHaTbHBIM YYaCTHUKOM o dopmyie,
MPEeyCMOTPEHHOM mnoamyHKToM 5.2.1 nyHkra 5.2 VYka3zanus banka Poccumn
Ne 5873-V.

3.3.4. Pacuer BenMYMHBI PHIHOYHOTO pPHUCKA B OTHOIIEHHWU OOBEKTOB,
yKa3aHHBIX B a03alax BTOpPOM M TpeTheM moanyHkra 3.3.1 HacTosIiero myHKTa,
OCYHIIECTBJISIETCS TOJHKO B OTHOIICHUM TOM YacTH BEIUYMHBI TaKUX OOBEKTOB,
Ha KOTOpYI0 He OblUla yMEHbIIEHa CyMMa BEJIWYUH OCHOBHOTO KaluTania
1po(heCcCUOHATILHOTO y4aCTHUKA U JIOTIOJTHUTEIBHOTO KaruTaa
poeCCHOHATEHOTO YYaCTHHUKA B COOTBETCTBUY C TpeOOBaHMAMU moamyHkTa 3.1.1
nyHkTa 3.1 HacTosmero Yka3aHusl.

3.3.5. Pacyer BeslMUMHBI OCHOBHOM YacTH PHIHOYHOI'O PUCKAa B OTHOIICHHUU
00BEKTOB, YKa3aHHBIX B ab3aIiax BTOPOM M TpeTheM MoAmyHKTa 3.3.1 HacTosIero
IYHKTa, KOTOpPbIE OTHECEHbl MNPOPECCHOHATIBHBIM YYACTHUKOM K KOpPOTKOU
NO3UIMH, OCYILIECTBISIETCA MNPOPECCUOHAIBHBIM YYaCTHUKOM 10 (opMyle,
MPEeyCMOTPEHHOM MOAMyHKTOM 5.2.4 nyHkta 5.2 VYkazanus banka Poccumn
Ne 5873-V.

3.3.6. B otHOMmIEHNY 00BEKTOB, yKa3aHHBIX B ab3arie BTopoM noamyHkTa 3.3.1
HACTOSAIIECTO IyHKTa, B  KA4eCTBE KOPPEKTUPYIOMIUX  KOA(DPHUIIMEHTOB,
PEAYCMOTPEHHBIX ab3aleM MAThIM MoAnyHKTa 5.2.1 myHkTa 5.2 Yka3anus banka
Poccun Ne 5873-V, abG3amem mecteiM moanyHkTa 5.4.7.1 myHkTta 5.4 YkazaHus
banka Poccun Ne 5873-VY, abG3anem mectsiM niyHkTa 5.4.7.4 mynkra 5.4 Ykazanus
banka Poccun Ne 5873-VY, npumensieTrcss mpou3BeeHUE 3HAUEHHS] CTaBKU PHCKa
YMEHBIIIEHUS 1IeHbI (Kypca) 00beKTa, paCCUUTAHHOW KIMPUHTOBOW OpraHU3allueH,
Y 3HAYEHUSI, COCTABJIAIONIETO 2.

B caydae oTCyTCTBHS yKa3aHHOW CTaBKM PHUCKa, a TaKK€ B OTHOIICHHUU
OOBEKTOB, YKa3aHHBIX B ab3alle TpeTheM MOAMYHKTa 3.3.1 HACTOSIIEro MyHKTa,
npo(ecCHOHANBPHBIM ~ YYaCTHUKOM B KadyecTBe YKa3aHHOro ko3dduumenrta
MPUMEHSETCA KOPPEKTUPYIOIIMM ko3P duiiment, pasubiid 100 mpoiieHTaMm.

3.3.7. B otHOmIEHNN 00BEKTOB, yKa3aHHBIX B ab3aile BTopoM noanyHkTa 3.3.1

HACTOSIIIET0  MYHKTa, B  KayeCTBE KOPPEKTUPYIOMIMX  KOI(P(PUIHUEHTOB,
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MIPETYCMOTPEHHBIX a03ameM MATHIM MOAnyHKTa 5.2.4 myHkTa 5.2 Ykazanus banka
Poccun Ne 5873-V, ab3zanem miecteiM moamyHkTa 5.4.7.2 myHkta 5.4 YkazaHus
banka Poccum Ne 5873-V, a6G3anem mecteiM mnoamyHkra 5.4.7.3 myHkra 5.4
VYka3zanust banka Poccun Ne 5873-V, nmpumMensieTcst mnpon3BeeHUE 3HAYCHHS CTaBKU
pUCKa yBelIWYeHUs I1eHbl (Kypca) OOBEKTa, PACCUMTAHHOW KIMPUHTOBOU
OpraHu3alyen,  3HaYeHHU s, COCTABJISIONIETO 2.

B cnydae OTCYTCTBHSI yKa3aHHOM CTaBKM pPHUCKAa, a TAaKK€ B OTHOLICHUU
OOBEKTOB, YKa3aHHbIX B a03alle TpeThbeM MOAMYHKTa 3.3.1 HACTOSIIEro IMyHKTa,
PO ECCUOHATIBHBIM YYaCTHUKOM IPUMEHSAETCSI KOPPEKTUPYIOIUNA KO (DULIMEHT,
paBsbIid 100 nmponeHTaM.

3.3.8. B mensax pacuera BeIMYMHBI PHIHOYHOI'O PUCKA MPOPECCHOHATBHOIO
YYaCTHHKA MO NPOJABUHYTOMY METOAY, NMPEAYCMOTPEHHOMY I1aBoil 6 YkazaHus
banka Poccun Ne 5873-VY, 00BEeKThl, yKa3aHHbIE B a03allax BTOPOM U TPEThEM
noanyHkTa 3.3.1 HacTOSIIEro MyHKTAa, OTHOCATCS MPOPECCUOHATIbHBIM YYaCTHUKOM
B I'PYIIIbI OJHOPOAHBIX OOBEKTOB € COOJIIOJICHUEM CIEAYIOIINX YCIOBUM.

[u¢poBble BamIOTHl BKIOYAIOTCSA B OJHY I'PYNIY OJHOPOAHBIX OOBEKTOB,
€CJIM yKa3aHHble LHU(POBBIE BAIIOTHl OOPAIIAIOTCS C WCIOJB30BAHUEM OJHUX U
TEX K€ aJITOPUTMOB OJHON MH(POPMAIIMOHHOW CHCTEMBI, U, €CIIH MPUMEHUMO, TaKKe
aJITOPUTMOB, PEAIN30BAHHBIX B paMKax OIHOTO M TOIO K€ ajpeca-uIeHTU(HKATOpa
CaMOMCIHOJHAEMOI0 KoJa (CMapT-KOHTpakTa) B 3TOM MH(GOPMALIMOHHOM CUCTEME
(manee — oqHOpPOAHBIE TUGPOBHIC BAIIOTHI).

TpeOGoBanus u 00s3aTeNbCTBA U3 TIOTOBOPOB, 0OBEKTOM KOTOPBIX SBIISIOTCS
OJTHOPOJIHbIC IH(POBBIC BATIOTHI, BKIIOYAIOTCS B OJHY TPYNIy OIHOPOIHBIX
00BEKTOB, C(HOPMUPOBAHHYIO 110 YKA3AHHBIM IIU(PPOBHIM BaTIOTAM.

BamiotHyro wacth pucka 1o UUGPOBBIM BaTIOTaM, BBIPAKEHHBIM B
MHOCTpPaHHON BayioTe, TpeOoBaHM MPO(HECCHOHATBFHOTO YYaCTHUKA, MPEIMETOM
KOTOPBIX SIBJISIETCS LU(poBas BaidioTa, M 0OS3aTENBCTB MPOPECCHOHAIBHOTO
YYaCTHHKA 110 TOCTaBKE UU(PPOBBIX BaIOT, MNPOPECCUOHAIBHBIA YYaCTHUK
BKJIIOYAET B TPYMILYy OJHOPOAHBIX OOBEKTOB, C(HOPMUPOBAHHYIO [0 MHOCTPAHHOMN

BaJIFOTEC, B KOTOpOﬁ HOMMHHUPOBAHBI YKA3aHHBIC I_II/I(i)pOBble BaJIIOTHI.
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3.4. JIns ueneit HaCTOALIEH TaBbl MPU pacyeTe 0053aTeNbHOIO0 HOpMaTHBA
JIOCTaTOYHOCTH KamuTasla [MUQPPOBBIE BATIOTHI (B TOM 4YHCIE UGPOBBIE BATIOTHI,
ABJIAIONIMECS Oa3UCHBIM aKTUBOM MPOU3BOJHBIX (DMHAHCOBBIX MHCTPYMEHTOB H
JIpPYrUX JOrOBOPOB, KOTOpPBIE MPU3HAIOTCA MPOU3BOJHBIMU  (PUHAHCOBBIMU
WHCTPYMEHTAMH B COOTBETCTBUU C MPABOM MHOCTPAHHOI'O TOCYAapCTBa, HOPMaMHU
MEXIYHApOJHOIO JIOTOBOpa WJIM OOBIYasiMU JIEJIOBOrO 00OpOTa M B OTHOUICHUU
KOTOPBIX IPAaBOM HHOCTPAHHOTO T'OCYJIAapCTBa WM HOPMAaMH MEXKIYHAPOIHOTO
JIOTOBOpa IPEyCMOTPEHA UX CyIeOHast 3al11Ta), TpeOOBaHUS, IPEAMETOM KOTOPBIX
aBigeTcss nudpoBas BajlioTa, U 0053aTENbCTBA MO MOCTaBKE HU(POBOM BaTIOTHI
(3a UCKJTIOUEHHEM YKa3aHHBIX B moanyHKTe 3.1.3 myHkTa 3.1 HacTosiero YkazaHus
BJIO’KEHUI TPO(ECCHOHAIBHOIO YyYacTHUKAa B LMU(POBBIE BAIIOTHI, TpeOOBaHUI
NpO(ECCUOHANIBHOTO y4YaCcTHHUKA, MPEIMETOM KOTOpBbIX dBiseTcs UudpoBas
BaJII0OTa, 0053aTeIbCTB MPOPECCHOHATIBHOIO YYaCTHUKA 0 MOCTaBKE IU(PPOBBIX
BaJIOT, CyMMa KOTOpBIX OMNpEAENseTCs IO JaHHBIM OyXTraJITEpCKOro Yyd4era)
YUYUTBHIBAIOTCS IO CHPABEIIMBOM CTOMMOCTH, ONPENEIICHHOW B COOTBETCTBHUH C
paznenom «OreHka» MeXIyHapoJHOro cTaHaapTa (UHAHCOBOM OTYETHOCTH
(IFRS) 13 «Ormenka crpaBeUIMBOM CTOMMOCTH», BBEJIEHHOTO B JEWCTBUE Ha
teppuropun Poccuiickoit ®@enepanun npukazom Munpuna Poccuum Ne 217H, ¢
IIOIIPaBKaMU, BBEJICHHBIMU B JIeMcTBUE Ha Teppuropun Poccuiickonn denepannu
npukazoM MuHpuna Poccun Ne 98H, mpukazom Munduna Poccum Ne 111n
(mamee — MC®O (IFRS) 13), u npunoxenuem B k MCDO (IFRS) 13, na nary
pacuera.

I'nasa 4. 3aki049uTe/IbHBIC 0JT0KEHUSA

4.1. Hacrosimee Yka3aHue NOJJICKUT OQULIMATBHOMY OMYOJIMKOBAHUIO U B
cooTBETCTBHH C pemeHneM Coera nupektopoB banka Poccuu Berymaer B cuity 1o

ucteuenuu 10 nHel nmocie 1Hs ero opuiraIbHOro OMyOJINKOBAHUS.

IIpencenarens
[lentpanbHOro 6aHKa
Poccuiickoit ®enepaiuu 0.C. HabuymuHa
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HOACHUTEJBHASA 3AIINCKA
K npoekrty ykazanusi banka Poccun «O0 oco0eHHOCTSAX pacyeTa pa3mepa
C00CTBEHHBIX CPeACTB s NPO(heCcCHOHAIBLHOI0 YYACTHUKA PHIHKA HEHHBIX
OyMmar, ocyliecTBJISIOIIEr0 OPOKEPCKYIO 1eITeJIbHOCTD, IeATEeJIbHOCTH 110
YIPABJIEHUIO IEHHBIMU OyMaramMu Win JAesiTeJIbHOCTh (popeKkc-auiepa, u st
OPraHM3aIum, OCyIeCTBIAIIE 00MeH HM(PPOBBIX BATIOT, He SBJIAIOIIEHCS
KPeIUTHOI opranmn3aiueii, a Tak:ke 00 0CO0EHHOCTSX pacyeTa 00A3aTeJIbHOTO
HOPMATHBA JOCTATOYHOCTH KANNTAJA ISl NPO(PECCHOHATBLHOI0 YYACTHUKA
PBIHKA IEHHBIX O0yMAar, 0CyleCTBJISIIONIEr0 JWIEPCKYI0, OPOKEPCKYI0
AeSITeJIbHOCTD, 1eATEJIbHOCTD 10 YIIPABJICHUIO IEHHBIMU OyMaramu win
NeSITeJIbHOCTH (popeKc-auiepar

Bank Poccun Ha ocHOBanuu crateit 76! n 76* ®enepansHoro 3akona ot 10
utoist 2002 roga Ne 86-®3 «O IlentpansHoM Oanke Poccuiickoit deneparuu
(banke Poccun)», myHKTOB 3 U 6 crathu 42, mynkra 3! crathu 44 denepanbHOro
3akoHa oT 22 anpens 1996 roma Ne 39-®D3 «O pbiHKE LIEHHBIX OyMary, IMyHKTa 3
ctatbu 44 @enepanbHoro 3akona ot 4 asrycta 2026 roga Ne 282-®3 «O mudpoBsix
BaJIIOTaX W IUQPOBBIX MpaBax» pazpaboTan mpoekt ykazaHusi banka Poccun «O0
OCOOEHHOCTSIX pacuera pa3mepa COOCTBEHHBIX CPEACTB AJiA MPO(EeCcCCHOHATBEHOTO
y4aCTHHKA PhIHKA IIEHHBIX OyMar, OCYyIIECTBISIONIETO OPOKEPCKYIO AeATeIbHOCTD,
JESATEILHOCTh M0 YMPABJICHUIO IIEHHBIMH OymMaram WiId JesTeIbHOCTh (OpeKc-
aunepa, W I OpTaHU3alllK, OCYIECTBIISIIONIE OOMEH IU(POBBIX BAIIOT, HE
SBJISIONICICS KPEIUTHOM OpraHu3aiueii, a Takke 00 OCOOCHHOCTSX pacuera
00s3aTEIPHOTO HOPMATHBAa JOCTATOYHOCTH KamuTajga Ijisi MpodecCHOHATBHOTO
y4aCTHUKA PbIHKA IEHHBIX OyMmar, OCYIIECTBISIONIETO JUIEPCKYI0, OPOKEPCKYIO
NeSATEebHOCTh, JCSTENBHOCTh IO YIPABICHUIO IIEHHBIMA OyMaramMu WU
NeATEIIbHOCTh (hOpEeKC-Tuiepay (ajiee — mpoeKT).

[TpoekT pazpaboTaH B IENSX BKIIOYEHUS ITUGPOBHIX BATIOT B TEPUMETP
aKTHBOB, MPUHUMAEMBIX K pacueTy pa3mepa coOcTBeHHBIX cpelcTB (manee — PCC)
pOo(ECCHOHAILHOTO  yYaCTHWKAa pBIHKA IIGHHBIX OyMmar, OCYIIECTBIISIONIETO
OpPOKEPCKYIO ACSITEILHOCTD, IEITEIILHOCTH 10 YIIPABICHHUIO IICHHBIMU OyMaraMu Win
JESITeTHHOCTH (POPEKC-TTUIIepa, U OPraHn3alliu, OCYIIECTBIISIONIEH 0OMEeH U(POBBIX
BAJIOT, HE SBJSIIOLICICS KPEIUTHOM OpraHu3anue (gajiee — oOpraHuzaius,
OCYILIECTBIISIIOIIAS OOMEH IHM(POBBIX BAIOT), a TaKXKEe B IEPUMETP AaKTHUBOB,
MIPUHAMAEMBIX K pacueTy 00s3aTeIbHOTO HOPMATHBA IOCTATOYHOCTH KanuTasa (Janee

— HAK) npodeccnonanbHOro y4acTHUKA phIHKA LEHHBIX OyMar, OCyIIECTBIISIOLIETO
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TUIIEPCKYI0, OPOKEPCKYIO JESITENbHOCTD, AESTENBHOCTh 10 YIPABICHUIO LEHHBIMU
Oymaramu uiu JedarenbHocTh (opekc-nuiepa (nanee — ITYPILB). Bximouenue
midposbix BamoT B nepumerp pacueta PCC um HJK o0ycnoBieHo nomyckoM
ykazaHHeiXx [IYPLIP Ha pBIHOK IUQPOBBIX BalIOT, HMHOCTPAHHBIX IUPPOBBIX
MHCTPYMEHTOB U HU(PPOBBIX MIPAB, a TAKKE MOSBICHUEM HOBOT'O BUJ1A AEATENBHOCTH,
OCYIIECTBIIEMOTO HEKPEAUTHBIMU (PMHAHCOBBIMUA OpPTaHU3ALMAME, — JAESTEIbHOCTU
OpraHM3ally, OCYIIECTBISIONEH 00MeH U(pPOBBIX BATIOT.

B noronHenue K 1eicTBYIONMM TPeOOBAHUSM, MIPEAYCMOTPEHHBIM Y Ka3aHUSIMU
Banka Poccun Ne 5099-V! 1 Ne 5873-Y?2, mpoekroM:

1) ycTaHOBJEHBI YCIOBHS, IPU COOJIIOJIEHUN KOTOPBIX LU(POBBIE BATIOTHI
npuHumatorced k pacuety PCC I[TYPLB (yuet nudpoBbIx BaItOT B MHOOPMAMOHHON
CUCTEME POCCHUMCKOro IM(POBOro AEMO3UTApUS U JONYCK K OpPraHU30BAHHBIM
TOpraM pOCCHUHCKHM OpraHu3aTopoM TOProBiu), a Takxke K pacuetry PCC
OpraHM3aIlK, OCYIIECTBRISIONIEH 0OMEH ITUGPOBBIX BATIOT (AOMYCK HU(PPOBBIX BATIOT
K OpraHM30BaHHBIM TOPTaM POCCUICKUM OPTraHU3aTOPOM TOPTOBIIN);

2) ompenerneHbl YCIOBUsI, IPU KOTOPBIX HU(PPOBBIC BATIOTH YMEHBIIAIOT
BenmunHy Karmurtana npu pacuere HJIK ITYPLB (nmo ananorum ¢ momaxomom,
IpeIyCMOTPEHHBIM B oTHOIeHuHu pacyera PCC ITYPLIB);

3) ompeneneHbl YCIOBUS, IPU KOTOPBIX MU(POBBIC BATOTHI TPUHUMAKOTCS
K pacyeTy BEJMYMHBI KPEIUTHOIO PHCKAa M BEJIWYMHBI Pe3epBa Ha BO3MOKHBIE
NOTEPH, a TAK)KE BEITUYMHBI PpIHOYHOTO PUCKA.

[InaHupyeMbIii CpOK BCTYIUIEHUS B CHIIy — MO ucTeyeHnu 10 mHeW mocne
JHST 0UITNATTFHOTO OMyOJIMKOBAaHUS Y Ka3aHUS.

[Ipoexkt paspaboran JlemapTaMeHTOM WHBECTUIIMOHHBIX (DUHAHCOBBIX
nocpeaHukoB banka Poccum.

[Ipennoxenus u 3aMe4aHus MO MPOEKTy NpuHuMarotes ¢ 14 no 29 aBrycra

2026 rona (BKIFOUMTEIBHO) TI0 aIpecy dIICKTPOHHO# mouThl: regulation DIFP@cbr.ru.

! Vkazanue Banka Poccuu ot 22.03.2019 Ne 5099-V «O TpeGoBaHMAX K pacyeTy pasMepa COOCTBEHHBIX
CPEICTB MPHU OCYLICCTBICHHUH MPO(ECCHOHABHON EATEIbHOCTH HA PHIHKE LICHHBIX OyMar, a TakiKe MpH MOIy4YCHUH
JMLEeH3UN (JIMLEH3UH) Ha OCYLIECTBIICHHE TPOECCHOHAIBHON IESTENBHOCTH Ha PhIHKE IIEHHBIX OyMary.

2 YVkazanue Banka Poccun or 02.08.2021 Ne 5873-Y «O6 ycTaHOBIEHMH OOS3aTeNLHOTO HOPMAaTHBa
JOCTAaTOYHOCTH KamuTana Ui OpOpEeCCHOHANBHBIX YYaCTHHKOB PBIHKA LEHHBIX OyMar, OCYIIECTBIISIOLINX
JMJIEPCKYIO, OPOKEPCKYIO JESITENIbHOCTb, NESTENFHOCTh MO YNPABJICHHIO IEHHBIMM OymMaraMu M JESTEIbHOCTD
(hopekc-nuIepoBy.
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